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exchange rate, which will be used to compute
the ultimate cash settlement.
55 | Floating rate | For each floating leg of the swap transaction, | v'| V| V|V | ¥V
reset where applicable, time unit associated with
frequency the frequency of resets, e.g., day, week,
period month, year, or term of the stream.
56 | Floating rate | For each floating leg of the swap transaction, | v'| V| V|V | ¥V
reset where applicable, number of time units (as
frequency expressed by the Floating rate reset frequency
period period) that determines the frequency at
multiplier which periodic payment dates for reset occur.
For example, a transaction with reset
payments occurring every two months is
represented with a Floating rate reset
frequency period of “MNTH” (monthly) and
a Floating rate reset frequency period
multiplier of 2.
This data element is not applicable if the
Floating rate reset frequency period is
“ADHO.” If Floating rate reset frequency
period is “TERM,” then the Floating rate
reset frequency period multiplier is 1. If the
reset frequency period is intraday, then the
Floating rate reset frequency period is
“DAIL” and the Floating rate reset frequency
period multiplier is 0.
57 | Other Type of Other payment amount. VIivVIVIVv| Y
payment type | Option premium payment is not included as a
payment type as premiums for option are
reported using the option premium dedicated
data element.
58 | Other Payment amounts with corresponding VIivIVvIVv |V
payment payment types to accommodate requirements
amount of transaction descriptions from different
asset classes.
59 | Other Currency in which Other payment amountis | V| V| V|V | vV
payment denominated.
currency
60 | Other Unadjusted date on which the Other payment | v'| V| V| vV | V
payment date | amount is paid.
61 | Other Identifier of the payer of Other payment VIivVIiVIV |V
payment amount.
ayer




